Following Nadarajah [1], we introduce a new bivariate correlated type Gamma distribution, whose joint density is expressed in two parts. Expressions for single and joint moments of the variates are derived. Bivariate Correlated Wishart density follows on similar lines.
Introduction
We have joint density of three independent gamma random variables 
As in Nadarajah [1] , if < x y = w y , then we set , and if , then we set , and integrate out . This is done by using Gradshteyn and Ryzhik ([2], 3.385) result , and we find that (See Equation (3))
However, Nadarajah [1] does not express the density (3) in terms of 2 1 F . The series is one of the several of Lauricella's series, and Mathai ( F . To calculate single or joint moments of x and , we set
Similarly , if < x y , then we set = y x z  , 0 < < x z and integrate out to obtain the marginal denstiy of z x . However, if , then we must integrate out from 0 to < y x y x , by using certain known integral results like
to obtain the marginal density of x . However, all such results are already available in advanced calculus books or in the books of collected results on integrals and series.
The Moments
Mathai [4] shows that the Lauricella's series can be written as 
, , , ; ; , , 
We write some what incorrectly , but formally the result (10) as
Now from (9) 
